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RBESLZ S BREMITE, SHBEEESHEHLERK 1.42%, RRisH+H,
FrEIRRAAR Lk, EhEERANBREREREREIEH, HKEA 3.45%; ik
MEE/NRIRE ML R BIEL, HIEA 0.28%.

FrfeHh, HIERAMETISHESRIRIELR, L3k 2.05%, HKES/NHESR
BHEZEFEMIEL, BKIEA 0.14%, BRESEANWEBIEBEEMIEH, BKIEA-
0.28%, BkiE&H/NHEBIBHERFL TIEE, BiE58-0.25%,

AmBAE R MRS, HERANERMIERERR, Lik 542%, HKiEH
AEmAREmMIEHERTSE, BIEAN-1.51%;

F1: BHEBRBHTHBEIE Index Market Data
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Close
%\lﬁﬁlﬁ 2584.69 254839 36.30 142%  201%  1158%  0.17
%,\,ﬁﬁﬁﬁ 1826.04 176515 60.89  3.45%  74.65%  19.20%  3.89
Iﬂhﬁﬁgﬁ 349362 346046 33.16 0.96%  -8.14%  13.81%  -0.59
ﬁﬁﬁ:ﬁ 6723.72 667206 51.66 077%  458%  11.97%  0.38
ﬁiﬁfﬁi 151323 1497.21 16.02 107%  -16.78%  16.60%  -1.01
ﬁﬁ;\f’\lﬁfﬁ 1851.85 1831.17 20.68 113%  11.83%  1267%  0.93
Eﬁffi 2527.31 252031 7.00 028%  -7.98%  16.36%  -0.49
ZQFN ﬁ“j}éﬁ 1030.32 1024.66 566  055%  -3.64%  8.19%  -0.44
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TBE  pgm omm

FhdaER FHUENE  Sharpe

5 HiE% |
BRER Today o 0 Close  Points W ARR An.Vol Ratio
Close
\‘: ;_(ﬁA B
A5 Tn*?ﬁ 1161.70 1146.24 15.46 1.35% -1.31% 9.70% -0.14
NHCIMi
ab =
ﬁbli)li:};?i 972.56 953.02 19.53 2.05% -1.10% 18.01% -0.06
BN =3
E'lﬁlﬁplciaﬁ 872.46 862.93 9.53 1.10% -0.81% 9.56% -0.08
) [ 1=
ﬁﬁl{lﬁclc??ﬁ 886.96 889.22 -2.27 -0.25% -3.37% 10.33% -0.33
ZEaEWE
0, 0, 0,
4 NHEMI 1064.11 1061.85 2.27 0.21% 0.54% 15.68% 0.03
s
%ﬁ;ﬁiﬁ 679.92 681.80 -1.88 -0.28% -1.85% 11.78% -0.16
N =N b O =]
m;ﬁ*ggf'ﬁ 119555 118556 9.99 0.84% -1.57% 7.80% -0.20
43 =
i RIS 903.49 902.24 1.25 0.14% 0.58% 7.43% 0.08
NHAECI
1: FEHSFHIEHYIEE VS H31E Commodity Return vs Volatility
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FREFESHRURARENHREENHNEAHEHRRIL. BRIFE, EPNIERIZRESHENRR,
AR BMRERRERHA AT AWML HE, EEMERT, FAMEFHERMAIRENERMNE
WARFrEpETE. TERMBHARRIENGBHITHXZZNKRE, FAARTKIEBERBRRSAEITHLES
SREMSENEMERRRE,

AAFRHHEARLEME WAL ARSKBEARBREMRE. RARCRANSHAEMAOLSHEALRSE
MEBRREWUA—BOTHTFRF/BXZEZN R ZRFIRAREERRZ W EREFEREEHITERIX
o ARRPNHESEERT. SRENLVSABTHNFARARMMMHE SR REFHERSE A —HHERE
R BAENYZRE AL T WREFERMAHREN R EREREEF =R

RERRFARW, FEUEMATXEE, SOHRLZURENHE. ATHEDEAFUEMEMA, SIRA
BAER, IR RARENERNEERERXASHEALL FEREROGERAT . REFWWEHER
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